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The purpose of investor in securities investment is to obtain maximum 
investment income. However the investment income is accompanied by investment 
risk. Any institutions or individual investors will face all kinds of uncertain factors 
and various risk during the process of securities investment. Little careless, the 
investors could suffer serious economic losses. 
Comprehensive risk management theory is currently the world's most advanced 
system of risk management theory. It represents the forefront of risk management 
theory and best practices and is the development trend of risk management. It uses 
the systematic and global view of risk to carry out risk management. Based on the 
thorough analysis and applies of the essence of the comprehensive risk management 
and the risk management practice of the securities investment of ShanXi TaiGang 
Investment Co.LTD., this thesis designs a comprehensive risk management system 
framework fitting the securities investment of ShanXi TaiGang Investment Co.LTD., 
 The paper fisrt to analysis the existing questions in the investment of ShanXi 
TaiGang Investment Co.LTD., and discuss the root cause of the investment risks. On 
this base, identified all kinds of the exist risks during the process of securities, 
mainly including market risk, management risk, operation risk and liquidity risk four 
categories and twenty three segment risk project; next, based on the risk 
identification, overall assessed the occurrence probability and estimated the 
consequence of these risk projects. According to the assessment results, obtained the 
risk level of these risk projects. There are one E level and seven D level risk projects 
in the securities investment  business; once more, considered the comprehensive 
consideration of the company's development strategy, which is “increasing the value 
and obtain a stable return on investment”, making risk management strategies of 
company’s securities investment  business; finally, based on the above three steps , 
formulating comprehensive risk management solutions and implementation process 
of securities investment of ShanXi TaiGang Investment Co.LTD., In the process of 
implementation, follow the principle of top-down full participation, to ensure that 
the risk management permeates every aspect and falls the key point of the securities 
investment. 
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作为发布内部控制理论权威的 COSO①组织在 2004 年 9 月发表了新的报告
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